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BY
H. MATSUMOTO, S. WATANABE, M. YOR
Laboratoire de Probabilités, Université P. et M. Curie, 6 rue Clisson,
75013 Paris, France
Dedicated to Professor Kiyosi Itô, who built our strong common
relations
There have been strong historical ties in Probability Theory between
France and Japan for a long time, as any reader of Itô–McKean’s book
can confirm, if only from the dedication of this book to Paul Lévy. More
recently, a number of visits of French probabilists in Japan have taken
place, partly through participation to Taniguchi Symposium.
Coming closer to this Rencontre, there has been a predecessor
organized by the late Professor M. Métivier and S. Watanabe, which led
to the publication of Lecture Notes in Mathematics, Vol. 1332, Springer.
The present Rencontre took place following the wish of some Japanese
probabilists to discuss with French colleagues about several topics, of
particular importance in our recent researches, among which Malliavin
calculus, Brownian motions on homogeneous spaces and/or exponential
functionals, Brownian-like filtrations and noises, diffusion processes in
random environments and so on.
Practically, the Rencontre could be held thanks to the travel facilities
offered by the Ministry of Education in Japan, while the Laboratoire de
Probabilités of Paris VI took care of the current expenses during the stay
in Paris of the Japanese participants.
The scope of the exchanges which took place during the Rencontre is
partly illustrated by the following list of lectures.
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List of Lectures
27th November
P. Malliavin, Probability measures on the group of diffeomorphisms of
the circle
S. Taniguchi, Asymptotic behaviors of stochastic oscillatory integrals
N. Yoshida, Malliavin calculus and asymptotic expansion for mixing
processes
H. Uemura, Substitution to parametrized generalized Wiener functionals
and pinned Brownian local times
K. Hara, Quadratic Wiener Functionals, Jacobi Fields, and Plücker
Coordinates
28th November
K. Ichihara, Large deviation for pinned covering diffusion
H. Matsumoto, Closed form formulae for the heat kernels on the real and
hyperbolic spaces
Y. Le Jan, Central limit theorem for the geodesic flow in infinite volume
J.-C. Gruet, Area of the hyperbolic Brownian loop
T. Jeulin, The infinite Brownian loop on a symmetric space
29th November
K. Takaoka, An equilibrium model of the short-term stock price behavior
K. Handa, Quasi-invariant measures and their characterization by condi-
tional probabilities
30th November
Y. Isozaki, Some sets of exceptional times and asymptotic estimates for
fluctuating additive functionals of linear Brownian motion
S. Fang, Connexion markovienne, courbure et formule de Weitzenbock
sur l’espace des chemins riemanniens
S. Watanabe, Filtrations and Noises associated to stochastic flows
M. Emery, Panorama of recent progress on Brownian-like filtrations
1st December
K. Kawazu, A diffusion process with a one-sided Brownian potential
Y. Hu, Rates of convergence for diffusions in drifted Brownian potentials
M. Taleb, Large deviations for diffusions in drifted Brownian potentials
Z. Shi, Random walk, random environment, random scenery
